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Bond market as the important part of financial markets, is to establish effective 
interest rate system, form a reasonable order of investment, and promote the 
foundation of financial innovation. At the same time, for the commercial bank, 
securities business is the business varieties, and the key to realize their own core 
competitiveness promotion. Developing rapidly in recent years, the commercial 
bank bond business, securities business in the proportion of income of commercial 
Banks is becoming more and more high. In debt at the same time, the rapid 
expansion of our business, however, how to effectively avoid market risk, and on 
this basis to achieve maximum benefit, has become a commercial Banks need to 
face and a big problem to be solved. 
Article on the current domestic and foreign bank bond business first generalizes 
the research achievements of risk management, studies the basic theory of bond 
business risk management and credit risk and the credit rating theory, thus laid a 
solid theoretical foundation for the research of the full text. And then, with A bank as 
empirical research object, A bank bond business development present situation and 
the analysis of its investment in bond, bond underwriting and bond repurchase risks 
problems. On the basis of the above research, the article tries to build perfect risk 
assessment system, establish bank bond business risk early warning system, 
perfecting the bond portfolio management, perfect risk-control mechanism, and 
strengthen the liquidity risk prevention and control and strengthen the bank bond 
business management ability and so on five aspects improve the ability of A bank 
bond business risk management. Hope that through this article research, to better for 
us to find bonds business of commercial bank risk management problems, and 
targeted puts forward improvement scheme has certain reference and reference. 
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